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Solution Stability for a Class of Integral-differential Equations

CHEN Li, HU Liang-gen"
( Faculty of Science, Ningbo University, Ningbo 315211, China )

Abstract: In this paper, the authors investigate the solution stability issues concerning nonlinear stochastic

integral-differential equations given as

dx(t) = —(j:_r(t) a(t,s) f (x(s)))dsdt + g(t, x(t))dB(t),t >0

with variable delay r(t), where xg(-,X)>0(X#0) in aneighborhood of X =0. Using the fixed point theorem,
the sufficient and necessary conditions are given to ensure the solution of stochastic integral-differential equation

to be mean square asymptotically stable. Meanwhile, one example is offered to help explain the obtained results.

Key words: Stochastic integral-differential equation; fixed point theory; mean square; asymptotically stable;

variable delay



